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Abstract

This work studies the problem of construction of optimal quadrature formulas in the
sense of Sard in the space L(zm>(0, 1) for numerical calculation of Fourier coefficients.
Using Sobolev’s method, we obtain new sine and cosine weighted optimal
quadrature formulas of such type for N+ 1 > m, where N + 1 is the number of nodes.
Then, explicit formulas for the optimal coefficients of optimal quadrature formulas are
obtained. The obtained optimal quadrature formulas in Lg””(o, 1) space are exact for
algebraic polynomials of degree (m-1).
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1 Introduction

Methods based on the Fourier transform are virtually used in many areas of engineering
and science. It is known that one of the most important and interesting discoveries in
mathematics is that many math functions can be approximated by a series of sinusoids,
called Fourier series. Furthermore, we know that the Fourier coefficients

1 1
Fy(w) :/ f(t)sin2rwt) dt, F.(w) :/ f(t) cosrwt) dt
0 0

are strongly oscillating integrals for sufficiently large values of w. Moreover, these weighted
integrals can be applied to reconstruct X-ray Computed Tomography images [11, 13, 15]. It
should be noted that standard methods are not suitable for numerical calculation of these
integrals. Therefore, it is necessary to develop special methods for approximate calculation
of such integrals. It should be noted that one of the first numerical integration formula for
the integral

b .
1[f, 0] = / 9 () di, (1)

i.e., for the linear combination of Fs(w) and F.(w), was obtained by Filon [5] in 1928 us-
ing a quadratic spline. Since then, for integrals of different types of highly oscillating
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functions many special effective methods have been developed, such as the Filon-type
method, the Clenshaw—Curtis—Filon-type method, the Levin-type methods, the modi-
fied Clenshaw—Curtis method, the generalized quadrature rule, and the Gauss—Laguerre
quadrature. Recently, in [1, 2], based on Sobolev’s method, the problem of construction
of optimal quadrature formulas in the sense of Sard for numerical calculation of integrals
(1) with integer o was studied in Hilbert spaces L") and W™V,

In [13], the authors deal with the construction of an optimal quadrature formula for ap-
proximation of Fourier integrals in the Sobolev space L(zl) [a, D] of nonperiodic, complex-
valued functions that are square integrable with first-order derivative. There, the quadra-
ture sum consists of a linear combination of the given function values in a uniform grid.
The difference between the integral and the quadrature sum is estimated by the norm of
the error functional. The optimal quadrature formula is obtained by minimizing the norm
of the error functional with respect to coefficients. Moreover, several numerical results are
presented and the obtained optimal quadrature formula is applied to reconstruct the X-
ray Computed Tomography image by approximating Fourier transforms. We note that the
results of the paper were generalized for functions of the Sobolev space L(zm) in [14].

In the work [15], the construction process of the optimal quadrature formulas for
weighted integrals is presented in the Sobolev space E(QW’)(O, 1) of complex-valued peri-
odic functions that are square integrable with mth-order derivative. In particular, optimal
quadrature formulas are given for Fourier coefficients. There, using the optimal quadra-
ture formulas the approximation formulas for Fourier integrals fab > f (x) dx with w € R
are obtained. In the cases m = 1,2, and 3, the obtained approximation formulas are applied
for reconstruction of Computed Tomography (CT) images coming from the filtered back-
projection method. Compared with the optimal quadrature formulas in the nonperiodic
case, the approximation formula for the periodic case is much simpler, therefore, it is easy
to implement and involves less computation.

We note that quadrature and cubature formulas with extremal properties play an impor-
tant role in applications. The works [7, 8] and [9] also deal with some extremality prop-
erties. In these works, the authors considered a sequence of positive linear operators that
map C() into itself, where Q is a compact convex subset of R¥. In [8], they established
Korovkin-type theorems. In the work [9], the authors studied cubature formulas on €2 that
approximate the integral of every convex function from above. They are called negative-
definite formulas. For aiming at “good” negative-definite formulas the authors introduced
and studied three extremal properties named as minimal, best, and optimal.

The present work is devoted to numerical calculation of the integrals Fs(w) and F.(w)
with high accuracy.

For this, here in the space L(Zm)(O, 1), we consider quadrature formulas of the forms

L N
/0 sin(2m wx)p(x) dx = Z Cs[Blo(B] )
=0
and
1 N
| cosemampias =3 cuaplols), @)

$=0
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where C[8] and C.[B] are coefficients, [B] = kB, h = %, N is a natural number, o € R,
and w #O0. L(zm)(O, 1) is the Sobolev space of function ¢ that are square integrable with mth
generalized derivative and equipped with the norm

1 ) 1/2
"wllL;m)(o,r( /0 (¢" () dx) :

It should be noted that constructions of optimal quadrature formulas with sine and co-
sine weight functions of the forms (2) and (3) in the Sobolev space L(Zm) were considered
in the works [3] and [12], respectively. In the present paper, for completeness, we give the
results for optimal quadrature formulas of the form (2) obtained in [3] and we obtain a
more simplified system for determining the coefficient of optimal quadrature formulas
(3) that requires a smaller amount of calculation than the results of the work [12]. Along
with these, we obtain a more simplified form of the results [14] by linear combination of
optimal quadrature formulas of the form (2) and (3).

The rest of the paper is organized as follows. In Sect. 2 we state the problem of construc-
tion of weighted optimal quadrature formulas in the space L(Zm)(O, 1). In Sect. 3 we give
some definitions and preliminary results. In Sect. 4 we construct trigonometric weighted
optimal quadrature formulas and find the optimal coefficients. Finally, in Sect. 5 we
present some numerical results of the upper bounds for the errors of the optimal quadra-
ture formulas in the forms (2) and (3).

2 Statement of the problem
In this section, we consider a weighted quadrature formula of the form

1 N
| pean= 3 ciglols @

0 520

where p(x) is a weight function, folp(x) dx <00, [B] =hB, h=1/N, N is a natural number,
C[B] are coeflicients of the formula (4), and ¢ is a function of the space L(zm)(O, 1). In the
following, for convenience we denote the space L(zm)(O, 1) as L(Zm).

The following difference is called the error of the quadrature formula (4)

00 1 N
o= [tz [ pwds- Y Clelolp) 5)
j 2

o

Here, € is an error functional corresponding to the quadrature formula (4) and it belongs
to the conjugate space Li"*. The functional £ has the form

N
€(%) = o ®)p) - Y CIBIS(x — [B)), 6)
B=0

here, £[9,17(x) is the characteristic function of the interval [0, 1], § is the Dirac delta function.
The following conditions are imposed because the functional £ is defined on the space
(m)

Ly

(€x*)=0, a=0,1,2,...,m—1. (7)
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The last equations mean exactness of the quadrature formula (4) for any polynomial of
degree (m — 1).
It is known that by the Cauchy—Schwarz inequality

€0 < [1ll,0 - 1] g

the error (5) can be estimated by the norm of the error functional (6)

€l ome = sup | (£ ¢)|.

' lell gmy=1
Ly

In this way, the error estimate of the quadrature formula (4) on the space L(zm) is reduced
to finding a norm of the error functional £(x) in the conjugate space L(zm)*. Hence, we state

the following.

Problem 1 Find the coefficients C[g] that give a minimum value to the quantity || €], o~
2
and find the following

inf [|£]] oms. 8
inf 1€ 8)

The quadrature formula (4) with such coefficients ¢ [B] is called the optimal quadrature
formula in the sense of Sard (see [17]), C[B] are called the optimal coefficients and the

corresponding error functional denoted by £ has the norm
1l e = Anf €] .
€1 Inf €1 m

Thus, in order to solve Problem 1, first we should calculate ||£|| Lo and then we have to
2
find the optimal coefficients C[A] that give the minimum to ||£]| L)
2

It is well known that for any functional £ in L(ZW')* the following equality holds (see [21,

23))

€024 = () = / () d, ©)
where

- ¢ 'x Wmld P 10

Yielx) - f 0y + Pt 0 (10)

and vV, is the extremal function for the error functional £ defined on the space L(zm) [0,1],
P,,_1(x) is any polynomial of degree (m — 1). We note that the extremal function was found
by Sobolev [20].
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Then from (9), taking (7) and (10) into account, one can obtain

N X _ 2m-1
112, = (<1)" (ZZC[ﬂ]C[y]%

1 _ra12m-1
2y cip [ oo P

8-0
1 1 |x_y|2m—1
+[o : P(x)l?()’)m dxdy). (11)

See, for example [19].

Thus, for construction of optimal quadrature formulas of the form (4) we should find
the minimum value of the expression (11) under the conditions (7). For this, we need some
definitions and preliminary results that are given in the next section.

3 Definitions and preliminary results
In this section we give some definitions and known results that are necessary in the proof
of the main results.

Here, we use the concept of discrete argument functions and operations on them given
in [20, 23].

Assume that ¢(x) and v/ (x) are real-valued functions of real variables and are defined in
the real line R. We recall that [8] =hB, 8 €Z, h= %, where N is a natural number.
Definition 1 Function ¢[] is a function of a discrete argument, if it is given on some set
of integer values of 8.

Definition 2 The inner product of two discrete functions ¢[8] and 8] is the number
o0
[6,w]1= > 681 vIBl,
p=—00

if the series on the right-hand side of the last equality converges absolutely.

Definition 3 The convolution of two discrete functions ¢[B] and [B] is the following
inner product

olBl = v(Bl =[olyLw(B-v1]= D olyl-vIB-vl.
y=—00

In this work, the discrete analog D,,[ 8] of the operator d*”/dx*" plays an important role
in the construction of optimal formulas in L(Zm)(O, 1) space. This discrete operator satisfies
the equality

BIP
hD,,[B] * m =48[Bl, (12)

where 5[] = { (1): g ;8 and x* is the convolution for the discrete argument functions.
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It should be noted that the discrete analog D,,[8] of the operator d*"/dx*" was first
introduced and studied by Sobolev [20]. In [18], the discrete analog D,,[8] was constructed

and the following theorem was proved.

Theorem 1 The discrete analog to the differential operator jj—;ﬂ has the form

- -1
Al 1B1=2,

DulBl=p- {1+ A 1BI=1, (13)
C+Yp 25, B=0,
where
2m —1)! 1—q)*™!
_ ( m2 ) ’ (- (1—qx) , C ot
h2m Esm-1(qx)

E5u-1(x) is the Euler—Frobenius polynomial of degree (2m — 1), qi are the roots of the Euler—
Frobenius polynomials E,,, 5 (x) and satisfy the inequality |gx| < 1, and 4 is a small positive

parameter.

Moreover, several properties of the discrete analog D,,[8] were studied in [20, p. 732]
and [18]. Here, we need the following of them.
The discrete argument function D,,[8] and the monomials [B]* are related to each other

as follows
Dm[ﬂ]*[ﬁ]k=0, k=0,1,...,2m-1. (14)

The Euler—Frobenius polynomials Ex(x), k = 1,2,... are defined by the following formula
(see, e.g., [21, 22])

B AN
Ex(x) = Y <x%> m» (15)

where Ey(x) = 1. The following identity holds for the polynomial E(x):

Ek(x) :xkEk<}C>' (16)

Moreover, the following takes place.

Theorem 2 (Lemma 1.4.3 of [19]) The Euler—Frobenius polynomial of degree k is deter-
mined by the formula

k+1

Ai0k+1
Pix)= (=D )
i=0

(x—1)"

(17)

i.e., P(x) = Ex(x), where A'OF = ), (-1)"(}) X,
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The coefficients of the Euler—Frobenius polynomial

k
Ek(x) = Z am,kxm (18)

m=0

of degree k satisfy the equality a,, x = ax_mr, m=0,1,...,k.

From [10] we use the following formula

n-1 1 k q qn k
qu)/k - Az S lyk|y=nr (19)
- 1- qa -4 i=0

1- ql()

where Ay is the finite difference of order i of y*, and g is a ratio of a geometric progres-
sion.

We also apply the following well-known formulas from [6]

-1 k+1

k'Bk+1— i
k U B, 2
y ]Z i’ (20)

=

<
Il
(=]

where By.1_; are Bernoulli numbers, k is a natural number, and

A% = Z (u) AYOPx"P, (21)
p

p=0

Further, we introduce the following notations

p2rioh A

Br = gy Eona (), (22)

- %Ezjl(ezmwh)’ (23)

by - S e e o

B4 _ § ((;l) h]«Jrl eZﬂiwh+2:liw__e§;iilj)e/iJIiwh—27‘[iw Ej71 (627110)1,1)’ (25)
j=1

where Ey,;,_5(x), Eq-1(%), Egj_1(x), and E;_; (x) are Euler—Frobenius polynomials, and i2=-1.
In the next section we present the main results, i.e., we find the analytic expressions for

coefficients of the optimal quadrature formulas of the forms (2) and (3).

4 Main results
For the quadrature formulas of the forms (2) and (3) we have the error functionals

N
£5(x) = £10, (%) sinmewx) = Y C[B18(x - [B])
£=0
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and
N
Le(x) = g[o,17(x) cos(2m wx) — Z C, 5]5
£=0

respectively. For the norms of the functionals ¢; and £, from (11) when p(x) = sin(27 wx)
and p(x) = cos(2w wx), we obtain the following expressions, respectively:

|2m—1

L om I[B]-[y]
sl = (1) (ZZC [BICIy W

B=0 y=0

N

2m-1
lx - [Bll dx

ﬂ]/ sin(27 wx) 2am 1]

B=0

1 1 |9C _ y|2m—1
+ /0 /0 sin(27 wx) sin(Zna)y)m dxdy (26)

and

N N _ 2m-1
el = (1) (Z 2 ClBICly] %

B=0 y=0
N 1 2m-1
lx - [B]
< Cc[ﬂ] A COS(ZJTQ)x)m dx
| |2m 1
/ / cos (2 wx) cos(any)ﬁ dxdy) (27)

In order to find the optimal coefficients (afs[y] and éc[y] for y =0,1,...,N that give
the minimum to ||£; ||2 and ||£, ||2 under the conditions (7), respectively, we use the

Lagrange method of undetermmed multlphers Then, we obtain the following systems of
linear equations for the optimal coefficients Cy[y]:

N _ 2m-1
Zés[y]%+l)s,m—l[ﬂ] =f;,m[,6]: /3=0)1:~~'1N7 (28)
y=0 )
Zés[y][y]"‘zgs,a, a=0,1,....m-1, (29)
y=0
where
fomlB] = (D" sin(2 w[B]) _MZ_I w :
i (2 w)? ~2.al2m-1-a)! s
2m-1 2m-1-a
(=1)“[B] am
Z 2m-1-a) COS(?)’ (30)

Z al cos(271a)+k7r 2a'sm(mo) am 31)
in —_—
(@—K!  Qro) Qrapt T\

Page 8 of 21
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and for &c[y]:
o 113 e P
ch[y]m +Pc,m—1[lg] :fc,m[ﬁ]r B=0,1,...,N, (32)
y=0 ’
N
Y Iy =gews @=0,1,...,m—1, (33)
y=0
where
(= e I R GV
JemlBl = rapn cos(2rw[B]) - QX:(; 2 alom—1—a)l e
2m-1 o 2m-1-a
(-1)*[B] %
" QX(; @m—1—-a)2rw)] Sm(?)’ (34)
el sinQro+ k”) 2! sin(m ) ar
; @0 @) + arw)T cos(nw + 7) (35)

In [20] it is proved that each of the systems (28), (29) and (32), (33) has a unique solution
for any fixed N satisfying the inequality N + 1 > m.

We note that in the (28), (29) and (32), (33) the coefficients C; [y]and COTC[)/], polynomials
Py, 1[B] and P, ,,_1[B] are unknowns.

Our aim is to obtain the exact solutions of the systems (28), (29) and (32), (33), respec-
tively.

The following theorems hold.

Theorem 3 The optimal quadrature formulas in the sense of Sard of the form (2) in the
space L(Zm)(O, 1) when o € R and wh ¢ Z have the coefficients with the following analytic

expressions

. 1 i e — s
&.[0] =h|: K cos(mw wh) +Z Mgk — 1 qu:|’
-1

2rwh " 2sin(wh) qr—1

m—1

@WMPMMMWHZWM%mﬁﬂ,#HWI (36)
k=1

GINY = h| - SSCTO) e cos@To Z k) mzl A M|

2nwh " 2sin(rwh) pay gr—1
where
K. - (sin(na)h))zm 2m - 1)!
i nwh 2307 a2 cOS(2m@h(m — 1 = K)) + G192 ’

qx are the roots of the Euler—Frobenius polynomial E,,, »(x) with |qx| < 1, ay are the kth
coefficients of the Euler—Frobenius polynomial of degree o, and mgy and ngy satisfy the
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system of linear equations

m-1 N+1
Msqi — (1Y ngpql™
(Qk -1y

/71(61k)

k=1

CCDjteos(F) (1 + (<1))Kop e
(27rwh)/+1 Zi(eZHiwh _ 1)j+1

Ej—l (827'[1(4)1’1)’ j — 1,m — 1’

1= gy j-1(qx)

'f moeqy ™t — (1Y ngrqe
1

! cos(2rw + ”7’) (e2mie 4 (_1ye—2niw)Km,wezmwhE
(277&)h)j+1 21(1 _ e27‘ri(uh)j+1 j-1

Theorem 4 The optimal quadrature formulas in the sense of Sard of the form (2) in the
space L(Zm)(O, 1) when wh € Z and w # 0 have the coefficients with the following analytic

expressions

&0l [ 1 +'”X§msqu—nsqu}

2w wh P qr —

m-1
= h|: (ms,kq]é + ns,quNﬂ):|s ,3 =1,N-1,
k=1

EINI = [ o Z_m”q“"”qk},

qr—1

where qy are the roots of the Euler—Frobenius polynomial Es,,_»(x) with |qx| < 1, and mgy

and ns satisfy the system of linear equations

< lmsqu—< 1ng gy ! (-1)jtcos(F)

Z 1) Ej( k):_W j=lLm-1,
k=1

sy = G ( )_/'!COS(an+%’)) T
= Aogyt DW=y S

Theorem 5 The optimal quadrature formulas in the sense of Sard of the form (3) in the
space L(Zm)(O, 1) when w € R and wh ¢ 7 have the coefficients with the following analytical

expressions

m—1
o Ko MGk — nc,qu
Cc [0] = h( ) + Z J ’

k=1 -~ 1
m-1
C.lBl = h([(mwcos 2rwhp) + Z mc,kq,/f ¥ nc,kqi\/ﬁ))’ B-T,N-1, (37)
k=1
éc[N] _n _sin(2na)) K, sin(27‘ra) — T wh) s YS —mclquN + Re i ’
2 wh 2 sin(r wh) — ar -1
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where m.y and n. satisfy the following system of linear equations

rf Meqi — (—1Ynergy
(qx - 1y+1

E;_1(qx)
k-1

_ CDRsinGg) (1= (1)Ko

27 iwh .
(2w why*! - 2(e2rivh _ 1)+l Ej—l(e i ), j=1lm-1,
rf meqy ™t - (—1Vnc,kaE @)
— j+1 j-1\qk
o (1 —qe)*
jisin@re + Z) (27 - (1)K, e2Toh -
ST Qrokyt (1 — exriwhyjsl Epa ("), j=1m-1,

qk are the roots of the Euler—Frobenius polynomial E,,,_,(x) with |qx| < 1, axe is the kth
coefficient of the Euler—Frobenius polynomial of degree o, and K,,, ., is defined in Theorem 3.

Theorem 6 The optimal quadrature formulas in the sense of Sard of the form (3) in the
space L(Zm)(O, 1) when wh € Z and w # 0 have the coefficients with the following analytical

expressions
m—1 N
C.l01 =1 (Z Dokt~ Pkl )
o1 qr—1
m-1
éc[,B] = h( (mc,ka + nc,kqf(v_ﬁ))’ B=1LN-1,
k=1

3

o5 1),

P qr—1

where qy are the roots of the Euler—Frobenius polynomial E,,, »(x) with |qx| < 1, m.x and

ek satisfy the system of linear equations

m-1 j N+1 iy i (JT

Mexqk — (=1Ynexq (-1Yj'sin(Z)
> P ) =2 =TT
pay (qx— 1y (2w why
A VL i AN w ey
— (1 - gyt j-1\qk raohy j=1 .

Now, we prove Theorem 3. Theorems 4, 5, and 6 are proved similarly (see, for example
[12]).

Proof of Theorem 3 First, we denote the left-hand-side of (28) by

081 - [y1>!

N
us[,B] = Cs[y] +Ps,m— [ﬂ]
yz:;f 2. (2m— 1) !
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We assume that C;[y] =0 for y <0 and y > N. Then, using Definition 3, for the function
us[B] we have the following representation

172 |

us[B] = Cs[B] * 2. @m-1)

+ Ps,m—l [ﬁ] (38)
Now, we should express the coefficients C;[f] through the function u[S].
Then, taking into account (12), (38), and (14), we obtain

Cs[Bl = hDy[B] * us[B]  for p € Z. (39)
Using (38), for the right-hand side of (39) we have

KDy [B) % s [B] = hDy[B] * (c B P [/3])
m S m s 3. (21’1’1 _ 1)! s,m—1

173 )

(2}7’1 _ 1) th [ﬂ] * Ps,m—l [ﬁ]y

= hD,,[B] * (C [B]
where P;,,_1[B] is a polynomial of degree (m — 1) with respect to [8]. Hence, taking into ac-
count equalities (12) and (14), and keeping in mind the finiteness of the discrete argument
function C;[f], we obtain

1721 )
2-(2m-1)!

= G[B] * 8[B]
= Cs [IB] .
From the other side, for calculating the convolution in the right-hand side of (39), i.e., to

obtain optimal coefficients C;[8], the function u[8] should be determined for all integer
values of 8. It is clear from (28) and (38) that

us[Bl =fimlB] for =0,1,...,N. (40)
Now, we have to find the representation of u;[8] for § = -1,-2,...and B=N+1,N+2,....
First, we consider the cases 8 = —1,-2,.... Then, from (38), using the binomial formula,
we have

2m-1
ZC —([IB 2’5’1])1) +Ps,m—1[,3]

N 2m-1
(B (-1)*[y]”
:—ZCS ]/]Z 2. Ot' om—1— ) Ps,m—l[lg]

[,B 2m101( l)a o
- Zoza'zm 1- ZC[” vl

2m-1 ]2m 1—a( l)a

- Z WZC[V V1% + Py [B.
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Hence, using (29), taking into account (31) and denoting

2m-1 [IB]Zm 1- 01( 1)01
s m— “, 41
QumalB] = ZZMM = a),ZC[ [y] (41)
we obtain
m-1
(B2 1)°
us[B] = - ; mgs,a = Qsm-1[B] + Pyua[B] for p=-1,-2,.... (42)
Next, we turn our attention to the cases 8 =N + 1,N + 2,.... Then, from (38), similarly
using the binomial formula, we obtain
(18] - [y D!
+ Py
us[B] = ZC[ I G * P11
m-1 B J2m-1-o (1)«
2 2ei@m =1 a0 Zc [y1ly]
2m-1 [ﬂ 2m 1- Ot
* 2 2oi@m 1 a) Zc [11r1* + Pyr [B].
From here, using (29), keeping in mind (41), we obtain
m-1 2m—-1-a a
(8] (-1)
us[ﬁ]: - 1 sa+Qsm 1[ﬂ]+Ps,m—1[,3] fOI‘ﬂ:N+1,N+2,.... (43)
i 2a12m -1~ a)!
By combining equations (40), (42), and (43) for u,[8] we obtain
_Z?J%gga Qsm l[ﬁ]‘*'Psm 1[,3] IB<07
'B]z f;m[ﬂ /3=07N! (44')

m 2m-1-a o
Y o o + Quua[B] + P [Bl,  B>N,

where Q;,,-1[8] and P;,,_1[B] are unknown polynomials of degree (m — 1) with respect to

(B].

Now, using Theorem 1 and equality (44), from (39), after some calculations for optimal

coeflicients we obtain

m-1
CIB] = h|:Km,w sin(2rwhp) + Z(ms,kqf + ns,kqjl:]_ﬁ)j|, B=12,...,.N-1,

k=1

where

(45)

E R B ) R o Vi
M = q_f qu ( 7 & +Ps,m—1[_y] Qsm 1 fsm[ V
y=

2-al2m—-1-a)!

a=0

Page 13 of 21
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0 m-1 2m-1-a a
Arp v [N +y] (-1)
== E E o + Py 1[N 1[N
Nsk Py qx 2 al2m—1- s + L, 1IN +y]+ Qgma [N +y]

1
y=1 a=0 O().

_fs,m[N + V])y

and gy, p, C, and Ay are given in Theorem 1, K, ,, is unknown and it will be found below.

Now, putting the representation (45) of the coefficients C;[A], 8 = 1,2,...,N — 1, into
the left-hand side of equality (28), using identities (19), (20), (21), and equality (30), after
some simplifications we obtain the following identity with respect to [B]:

[ﬁ]Zm—l ) 1<m wh2m62niwh
A sin@rwh :
Qm—y ST G e 1y

2m—1h I<mw h & S - Fs
18 (_ weosToh) | S msias n,kqﬁf)

2m -1)! 2 sin(r wh) P qr—1

&[] Epa(e¥™)

2m-1 4 4 |
2m -1 o1 W Kpo(1 + (=1))emioh -
— Z ( . ) [/3] ](Zm — ]_)' 2i(627'[iwh _ 1)/+1 Ej—l (e )

1\

= msqu_ ~1ngqy !
E; 1(qx)

+ ]+1
k=1
2m— 1
1 2m 1—1( 1)1
. C Psm
5 2 2m =) E 1ly? + 18]

2m— 1
1 2m 1—1( 1)1 ( 1)m+1
= 5 IZ T 2m 1 gsl sm(27‘rwhﬂ)m

2m-1

[ﬁ]zm 1_’( 1y jm
Z (2m —1-))2rwy*! COS(?)

From here, equating the terms consisting of sin(2w whf) we obtain

sinmawh\ " 2m—1)!
Koo =

Twh 2 kaz—oz Ak am-2COSQRrwh(m —1—Kk)) + dpm_12m-2 ’

which is given in Theorem 1 and equating the similar terms of [8) for j = 0,m —1,
j=m,2m—2 and j = 2m — 1, separately, we obtain P;,, 1[B], the system of (m — 1) linear

equations for miy, 1y and analytic expression for &lo], respectively:

R L2 S [(1+(—1y>hf+11<m,we2mh £y (7o)

Ps m— = i i j—
m-11] }Xm: 12m—1-)) 2i(eh — 1yt 1(e

m-1 i 1
y Mgjqr — (1Y ngeqy*
w3 |
(qx -1y

(—-1yjtcos(Z) (-1 }
+ - i |

2rwy+l 2
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WIZ—I Mg gk — (_l)jns,kqi\”l

4 E; 1(qx)
_1y+l j-1
=y (qx —1)*
_ (=1Yjteos(T)
(2 why+!
(1 + (-1))Kppe™ " aioh .
~ i@ _ 1y ];1(6 4 ), j=1,m-1, (46)
and
o 1 sin 2w wh A qk qy
C0] =k — Koo k . 47
510] |:27m)h "0 _2cos 2w wh +k2=1:(ms’qu—1 +ﬂs,/<1_qk) (47)

Next, from (29) when « = 0, using equalities (45) and (47) for C,[N] we have

. 2 2w —mwh) e gy
Cs[N]=h cosenw _me—cos( nw rwh) + Mg k4 Mgk L . (48)
21w wh 2sinwwh P qr—1 1-qx

Finally, from (29) when @ = 1,2,...,m — 1, taking into account (45), (47), and (48), using
(15)—(21) and (22)—(25), after several calculations, we obtain the following system of (1 —
1) linear equations for m,; and ngx

rf mgqgy = (1Y ngrqr

1= gy Ej 1(qx)

k=1
) jicosrw + %)
2m whyt+!

(eZniw + (_1)je—27riw)1<m,we2niwh i ‘
- 2i(1 — e2rwhy+L E (M), j=Tm-1. (49)

Hence, combining systems (46) and (49) we come to the system of (2m — 2) linear equa-
tions that is given in the statement of Theorem 3.
Theorem 3 is proved. O

Now, we consider the cases m = 1 and m = 2. We have the following results for the same
weR.

Corollary 1 Coefficients of the optimal quadrature formulas of the form (2) in the sense of
Sard in the space L(zl)(O, 1) when w € R and wh ¢ 7. have the form

B 1 sin(rowh) \* cos(rwh)
Glol= h|:27ra)h - ( Twh ) 25in(71a)h):|’
sin(rwh)\* . S
CslB] = h(W) sm(2nw[ﬁ]), B=1,N-1,
_ cos(2m w) sin(rwh) \ 2 cos(2r w — w wh)
GINT = h|:_ 2w wh " < Twh ) 2 sin(r wh) ]

where [8] = hf and h = %

Page 15 of 21
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It should be noted that Corollary 1 is Corollary 2 of the work [13].

Corollary 2 Coefficients of the optimal quadrature formulas of the form (2) in the sense of
Sard in the space L(22)(0, 1) when w € R and wh ¢ Z have the form

1 Ky, cos(rwh) mg1q1 — ns,lq?])

C,[0] =h -
(0] (2na)h 2 sin(r wh) " q1-1

GslB] = h(Kz,w sin(2nw[ﬂ]) + msquf + nsqullvfﬁ), B=1,N-1,

C.IN] = I _cos(2mw) N Ky cos.(2nw —nwwh)  —mgiq +ngi1q) ,
21 wh 2 sin(7r wh) q1-1
where
sin(rowh) \* 3
Ky, = ,
' Twh 2 + cos(2w wh)
A0 -q) sin(Zna))[ 1 N Ko ]
T 4@ -y Qroh)?  2(1-cosrwh) |’
(1-q)*sin(2rw) [ 1 Ky }
}’ls = —_ + .
TR L @aok)? | 2(1—cos@rwh)

[,3]=h,3:h=ﬁandq1=«/§_2,

Corollary 3 Coefficients of the optimal quadrature formulas of the form (3) in the sense of
Sard in the space L(Zl)(O, 1) when w € R and wh ¢ 7Z have the form

clop- (e

T wh

sin(rwh) \* S
C.[8] = h<7> cos(2rw[B]), B=LN-1,
_ (sinrw) sin(rwh) \?sin2rw — wwh)
CelN1 = h( 2mwh < Twh ) 2 sin(r wh) )

where [B] = hf and h = %
We note that Corollary 3 is Corollary 1 of the work [13].

Corollary 4 Coefficients of the optimal quadrature formulas of the form (3) in the sense of
Sard in the space L(22)(0, 1) when w € R and wh ¢ Z have the form

N
I<2,a) me1q1 — Me,147 )
e e ol )

C.[0] =h< +
2 q1 -1

C.[B] = h([(g,w cos(2na)[,3]) + mc,lq‘f + ncqullvfﬁ), B=1,N-1,

C.IN] = I sin(27 ) Ky sianna) —wwh)  —meq) +noq ,
2 wh 2sin(w wh) q -1
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sin(rwh) \* 3
Ky =

Twh 2 + cos(2mwh)’
(cos(2rw) - g¥)(1 - q1)° [ 1 Ko ]
Heyl =— ,
! Q (rwh)?  2(cos(2rwh) —1)
(1-q1)*(cos2rw) — gl =1 -g>N) [ 1 Ko }
¢l = + ,
! a1 Qrwh)®>  2(cos(2mwh) — 1)

[B1=hp, b=k and gy = /3 -2.

Remark 1 Multiplying both sides of the approximate equality (2) by i (where i = —1) and
adding to the left- and right-hand sides of the approximate equality (3), respectively, we
obtain the quadrature formula of the following form

1 N
fo o) dx > Y CIBIpIA). (50)
=0

It should be noted that the construction of optimal quadrature formulas of the form (50)
in the space L(Zm) was solved in [14]. The coefficients of the optimal quadrature formulas
in the form (50) can be also defined as follows

Cip1=CIB +iClB]l, B=0,1,...,N,

where the optimal coefficients (o,"s[ﬂ] and éc[,B] are given in Theorems 3-6.

Thus, from the results of the present work one can obtain the results on optimal quadra-
ture formulas of the form (50) of the work [14] with a more simplified system of linear
equations for determining the optimal coefficients.

5 Numerical results
In this section we present numerical results of comparison for absolute errors of the opti-
mal quadrature formula of the form (2) with sine weight in the case 7 = 2 and a composite
trapezoidal formula. We note that both of these formulas are exact for linear functions.
We obtain the numerical results of this section using Maple.

It should be noted that the composite trapezoidal quadrature formula is the Newton—
Cotes rule of order 1.

As an example, we consider calculation of the following integral

1
I:/ x% sin(27 wx) dx. (51)
0

For convenience, we denote the integrand as f(x), i.e., here f(x) = x2 sin(27 wx).

We approximately calculate the integral I by the composite trapezoidal rule. Then, the
approximate value for the integral (51) is calculated as follows using the composite trape-
zoidal rule

N-1 o . 2 .
x7 sin(2mwwx;) + x5, sin(2w wx;
Ay = E : psin@ror) 21+1 — (i1 — %) (52)
i=0
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Table 1 The absolute values of the error (53) of the composite trapezoidal rule for
N=1,10,100,1000 and w = 1.1,10.1,100.1, 1000.1

w=1.1 w=10.1 w=100.1 w =1000.1
I/ = At I/ = At I/ = At I/ = At
N=1 3.874936(-1) 3.063506(-1) 2.951759(-1) 2 940213(-1)
N=10 5.701761(=3) 1.641521(=1) 1.529774(-1) 518228(-1)
N=100 5.639861(-5) 4.407336(-4) 1.529774(-1) 504333( 1)
N = 1000 5.639251(-7) 4.376634(-6) 4.278453(-5) 1.504194(-1)
0.44 0.4
0.2 0.2
0 . o T\,
0.2 1 0.2 0.4 0|6 0J8 1
-0.21 -0.2
-0.41 -0.44
1.0 1.0
An approximation of |  f(x) dx using Newton Cotes' rule of An approximation of |  f(x) dx using Newton Cotes' rule of
. 0.
order 1, where f/(x) =¥ sin(6.911503837897544 x) and the order 1, where f(x) =¥ sin(6.911503837897544 x) and the
partition is uniform. The approximate value of the integral is partition is uniform. The approximate value of the integral is
0.2938926261462361. Number of subintervals used: 1. -0.08789930883252952. Number of subintervals used: 10.
0.4 0.4
0.2 0.2
0 0
-0.24 -0.2
-0.44 -0.44
. 1.0
An approximation of | f(x) dx using Newton Cotes' rule of An approximation of | f(x) dx using Newton Cotes' rule of
0. 0.
order 1, where f(x) =¥ sin(6.911503837897544 x) and the order 1, where f(x) =¥ sin(6.911503837897544 x) and the
partition is uniform. The approximate value of the integral is partition is uniform. The approximate value of the integral is
-0.09354467208601163. Number of subintervals used: 100. -0.09360050677602673. Number of subintervals used: 1000.

Figure 1 The process of convergence for the composite trapezoidal rule for the case w = 1.1 and
N=1,10,100, 1000

Hence, for the function f(x) = x? sin(27 wx) the error of the composite trapezoidal rule (52)

is

1 N-1 o . 2 .
~sin(2 ;) + x5, sin(2 ;
]_Atrzf x% sin(27 wx) dx — E % sin@r axi) ;“1 in(27 ;1) (%01 — ;). (53)
0 i=0

In Table 1 we give the absolute values of the error (53) of the composite trapezoidal rule
for N =1,10,100,1000 and @ = 1.1,10.1,100.1, 1000.1.
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0.4

0.2

-0.24

-0.4

1.0
An approximation of | f(x) dx using Newton Cotes' rule of
0.

order 1, where f(x) = sin(6.91 1503837897544 x) and the
partition is uniform. The approximate value of the integral is
] 0.2938926261462361. Number of subintervals used: 1.

~0.24
-0.44
-0.6
~0.8

1.0
An approximation of ‘ f(x) dx using Newton Cotes' rule of
0.

order 1, where f(x) = ¥ sin(628.9468492486766 x) and the
partition is uniform. The approximate value of the integral is
0.2938926261462340. Number of subintervals used: 1.

_02]
-0.44
0.6
08

1.0
An approximation of ‘ f(x) dx using Newton Cotes' rule of
0.

order 1, where f(x) = ¥ sin(63.46017160251382 x) and the
partition is uniform. The approximate value of the integral is
0.2938926261462352. Number of subintervals used: 1.

-0.21
-0.41
-0.6
-0.8

1.0
An approximation of ‘ f(x) dx using Newton Cotes' rule of
0.

order 1, where f(x) =5 sin(6283.813625710304 x) and the
partition is uniform. The approximate value of the integral is
0.2938926261460604. Number of subintervals used: 1.

Figure 2 The composite trapezoidal rule does not converge for w > N

It can be seen from the results given in Table 1 that the composite trapezoidal rule con-

verges for N > w. In Fig. 1 the process of this convergence is graphically shown for the

case w = 1.1 and N =1, 10,100, 1000.

In Fig. 2 are given the graphs of numerical calculation of the integral (51) by the com-

posite trapezoidal rule for the case w = 1.1,10.1,100.1,1000.1, and N = 1. Here, we can see

that the composite quadrature process does not converge for w > N.

Now, we approximate the above integral (51) using the optimal quadrature formula of

the form (2) with sine weight function in the case m = 2. Then, we have the following

approximate equality

N

1
/0 sin(2m wx)p(x) dx = Z Cs[BlelB],

B=0

for ¢(x) = x? with optimal coefficients given in Corollary 2. The approximate value for the

integral (51) is calculated as follows using the optimal quadrature formula

N
Aope = Y GIBIIBT
B=0

Page 19 of 21
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Table 2 The absolute values for the error (55) of the optimal quadrature formula (54) for
N=1,10,100,1000 and w = 1.1,10.1,100.1, 1000.1

w=11 w=10.1 w=100.1 w =1000.1

I/*Aoptl I/ = Aopt| I/ = Aopt| I/ = Aopt|
N=1 114784(-2) 1.444594(-4) 1.484368(-6) 1.488425(-8)
N=10 302585 (=5) 6.946015(-6) 8.425457(-8) 8.578893(-10)
N=100 2.843105(-8) 3.005545(-8) 7.045133(-9) 8.440393(-11)
N=1000 2.845974(-11) 2.842208(-11) 3.003591(-11) 7.055061(-12)

Hence, for the function ¢(x) = x? the error of the optimal quadrature formula (54 is

1 1 N
I—Agp = /0 x% sin(2r wx) dx — /0 x% sin(2 wx) dx — g Cs [,3][;3]2. (55)

Thus, the numerical results of Table 2 show convergence of the optimal quadrature for-
mula (54) for N > w and N < w.

6 Conclusion

In the present paper we constructed the optimal quadrature formulas for numerical calcu-
lation of Fourier sine and cosine integrals, when w € R, w # 0. We obtained analytic forms
of coefficients for the constructed optimal quadrature formulas in the Sobolev space. In
order to obtain the analytic forms of the optimal coefficients we used the Sobolev method
that is based on the discrete analog of the differential operator d*”/dx*". The obtained
optimal quadrature formulas in the space L(2m) are exact for any algebraic polynomial of
degree m — 1. We presented numerical results of comparison for absolute errors of the op-
timal quadrature formula of the form (2) with sine weight in the case m = 2 and composite
trapezoidal formula that show the advantage of the optimal quadrature formula.
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